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AcceptanceProvision 

■Conditions: Vector 

-Terms: Vector 

+checkAcceptable(PossibleMatch: ExchangeDefinition): BOOLEAN 
+getTerms() 

it- 

Condition 



+checkCondition(ExchangeDefinition: ExchangeDefinition): BOOLEAN 
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SettlementDateOK 


FirstPaymentDateOK 


CreditRatingOK 




-SettlementDateVariance: Interval 


-FirstPaymentDateVariance: Interval 


-MinCreditRating: CreditRating 
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CounterPartyRiskAssumptionOK 


LastPaymentDateOK 




Term 


-acceptableTypes: Vector 


-LastPaymentDateVariance: Interval 








+getTerm() 



OtherExchangesMade 



-OtherExchanges: Vector 



CounterPartyRiskAssumption 



-AcceptableTypes: Vector 



Expiration 

-ExpirationDate: DATE 
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Replacement Sheet 




G={s,2, 3,4,6,9, m(1,2), (2,3), 
(2,4), (3, 6), (4, 9), (9, 5), (6, m), (5,6)} 
N0ARC={5, m} 



u(s, 2)=$12M 
x(s, 2)=$5M 




u(s, 2)=$12M 
x(s, 2)=$5M 




